Zeitschrift fur 


Wahrscheinlichkeits- 
cose 


Probability Theory and Stochastics 


Band61 1982 


Schriftleitung 
K. Krickeberg 
Herausgegeben von 


K.B. Athreya, Ames, IA M. losifescu, Bucharest —_ J. Pfanzagl, Koln 

A.A. Balkema, Amsterdam __ K. Jacobs, Erlangen Ju. V. Prohorov, Moskva 
K.L. Chung, Stanford J. Jacod, Rennes P. Révész, Budapest 

Z. Ciesielski, Sopot, Warsaw O.Kallenberg, Gdteborg L. Schmetterer, Wien 

H. Dinges, Frankfurt D.G. Kendall, Cambridge __F. Spitzer, Ithaca 

A. Dvoretzky, Jerusalem K. Krickeberg, Paris S.J. Taylor, Liverpool 

B. de Finetti, Roma Lai Tze-leung, NewYork K. Urbanik, Wroclaw 

H. Follmer, Ziirich L. LeCam, Berkeley W. v. Waldenfels, Heidelberg 
R. Fortet, Paris P. Mandl, Praha S. Watanabe, Kyoto 

Hou Zhen-ting, Chang Sha_ A. Martin-L6f, Stockholm K. Yosida, Hongo, Tokyo 
P.J. Huber, Cambridge, MA ___-P.A. Meyer, Strasbourg 

I. Ibragimov, Leningrad J. Neveu, Paris 


Redaktion: A.E. Zassenhaus, Paris 


Springer-Verlag 
Berlin Heidelberg New York 


pov 
ie 
: 


»Zeitschrift fir Wahrscheinlichkeitstheorie und verwandte Gebiete“ was foundedin 1962. 
As of Volume 51, 1980, this subtitle was added: Probability Theory and Stochastics. 
L. Schmetterer was Managing Editor until K. Krickeberg succeeded him in 1971. 


It is a fundamental condition that submitted manuscripts have not been published and will not 
be simultaneously submitted or published elsewhere. By submitting a manuscript, the authors 
agree that the copyright for their article is transferred to the publisher if and when the article is 
accepted for publication. The copyright covers the exclusive rights to reproduce and distribute 
the article, including reprints, photographic reproductions, microform or any other reproduc- 
tions of similar nature, and translations. 


Photographic reproduction, microform, or any other reproduction of text, figures, or tables 
from this journal is prohibited without permission obtained from the publisher. 


The use of general descriptive names, trade names, trade marks, etc., in this publication, 
even if the former are not specifically identified, is not to be interpreted as exempt from the 
relevant protective laws and regulations and may accordingly be used freely by anyone. 


Special Regulations for the USA 


The Article Fee Code on the first page of an article in this journal indicates the copyright 
owner’s consent that in the USA copies may be made for personal or internal use, provided 
the stated fee for copying beyond that permitted by Section 107 or 108 of the United States 
Copyright Law is paid through the Copyright Clearance Center, Inc., 21 Congress Street, 
Salem, MA 01970, USA. 

If a code does not appear, copies of the article may be made without charge, provided per- 
mission is obtained from the publisher. 


The copyright owner’s consent does not extend to copying for general distribution, for pro- 
motion, for creating new works, or for resale. Specific written permission must be obtained 
from the publisher for such copying. 


Other Regulations 


Authors of this journal can benefit from library and photocopy fees collected by VG WORT if 
certain conditions are met. If an author lives in the Federal Republic of Germany or in West 
Berlin it is recommended that he contact Verwertungsgesellschaft WORT, Abteilung Wissen- 
schaft, GoethestraBe 49, D-8000 Munchen 2, for detailed information. 


Springer-Verlag Berlin Heidelberg New York 

Printers: Universitatsdruckerei H. Stiirtz AG, D-8700 Wurzburg 
© by Springer-Verlag GmbH & Co. KG, Berlin Heidelberg 1982 
Printed in Germany 


Inhalt 


Beiriant, J., Meulen, E.C. van der, Ruymgaart, F.H., Zuijlen, M.C.A. van: 
On Functions oe. the pease Distributions of Uniform Spac- 
. 417 


Beska, M., A., Stominiski, L.: Limit Theorems for 
Sums of Dependent d-Dimensional Random Vectors ........ 43 


Bouleau, N.: Sur la variation quadratique de certaines mesures vectorielles 283 


Chiang, T.-S.: Large Deviations of Some Markov Processes on Compact 
Metric Spaces 


Cogburn, R.: Recurrence Vs. Transience for Spatially pearicgerey Birth 
and Death ina Random Environment ......... isa 


Cohn, H.: Norming Constants for the Finite Mean Supercritical Balai 
Harris Process .. . 


Cs6rg6, S., Hall, P.: Upper and Lower Classes for Triangular Arrays So 
Cuzick, J.: Multiple Points of a Gaussian Vector Field ....... . 431 


Davis, R.A.: Limit Laws for the Maximum and Minimum of ea 


Dekking, F.M.: On Transience and Recurrence of Colada sili 
Walks . 


Devroye, L.: Necessary and Sufficient Conditions for the Pointwise Conver- 
gence of Nearest Neighbor Regression Function Estimates ... . . 467 

Devroye, L.: Upper and Lower Class Sequences for Minimal Uniform 

Doss, H., Priouret, P.: Support dun processus de réflexion 


Dudley, R.M.: Empirical and Poisson Processes on Classes of Sets of Func- 
tions Too Large for Central Limit Theorems 


Echeverria, P.: A Criterion for Invariant Measures of Markov Processes 1 
Glover, J.: Representing Last Exit Potentials as Potentials of Measures 17 
Graversen, S.E.: ““Polar’’-Functions for Brownian Motion... . 26% 


Gray, L.F.: The Positive Rates Problem for Attractive Nearest Neighbor 
Spin SystemsonZ . 


Greenwood, P., Omey, E., Teugels, J.L.: Harmonic emer iain and 
Bivariate Domains of Attraction in Fluctuation Theory 


Hall, P., s. Csdrg, S. ; 
Hardin, C.D., Jr.: On the Linearity of sags 


Harn, K. van, Steutel, F.W., Vervaat, W.: Self-Decomposable Discrete 
Distributions and Branching Processes . 


e 
ain 
355 
527 
207 


IV Inhalt 


He, S.W., Wang, J.G.: The Property of Predictable Representation of the 
Sum of Independent Semimartingales 


Helland, I.S.: Correction to “On Weak Convergence to Brownian Motion” 291 


Higushi, Y.: Coexistence of the Infinite (*) Clusters: -A Remark on the 
Square Lattice Site Percolation 


Hoeven, P.C.T. van der: Une projection de processus ponctuels 


Jennen, C., Lerche, H.R.: Asymptotic Densities of Stopping Times Asso- 
ciated with Tests of Power One 


Jerebee, B.: The Tangent Approximation to One-Sided Brownian Exit Den- 
sities 

Kifer, Y.: Perturbations of Random Matrix Products 

Kiopotowski, A., s. BeSka, M., et al. 

Komiya, H.: On Infinite Doubly Substochastic Matrices 

Kusolitsch, N., s. Nemetz, T. 

Lerche, H.R., s. Jennen, C. 

Lin, M.: On the ‘“ Zero-Two” Law for Conservative Markov Processes 513 


Mack, Y.P., Silverman, B.W.: Weak and Strong Uniform Consistency of 
Kernel Regression Estimates 


McGill, P.: Calculation of Some Conditional Excursion Formulae 
Meulen, E.C. van der, s. Beiriant, J., et al 
Miles, R.E.: A Generalization of a Formula of Steiner 


Morrow, G.J.: Correction to “Approximation of Rectangular Sums of B- 
valued Random Variables” 


Nemetz, T., Kusolitsch, N.: On the Longest Run of Coincidences . . . . 
O’Brien, G.L.: The Occurence of Large Values in Stationary Sequences 347 
Omey, E., s. Greenwood, P., et al. 

Priouret, P., s. Doss, H. 

Ressel, P.: A General Hoeffding Type Inequality 

Rousseeuw, P.J.: Most Robust M-Estimators in the Infinitesimal Sense 541 
Russo, L.: An Approximate Zero-One Law 

Ruymagaart, F.H., s. Beiriant, J., et al. 

Schneider, R.: Random, Hyperplanes Meeting a Convex Body 

Shorack, G.R.: Kiefer’s Theorem Via the Hungarian Construction 

Silverman, B.W., s. Mack, Y.P. 

Stominski, L., s. Beska, M., et al. 

Steutel, F.W., s. Harn, K. van, et al. 

Sziisz, P., Volkmann, B.: On Strassen’s Law of the Iterated Logarithm 453 
Teugels, J.L., s. Greenwood, P., et al 


eee 


Inhalt 


Vares, M.E.: Representation of the Square Integrable Martingales Gener- 
ated by a Two-Parameter Lévy Process 


Veeh, J.A.: Infinitely Divisible Measures with Independent Marginals 
Vervaat, W., s. Harn, K. van, et al 


Volkmann, B., s. Sziisz, P. 
Wang, J.G., s. He, S.W. 


Zbaganu, G., Zhuang, X.W.: Two Parameter Filtrations with Respect to 
Which all Martingales are Strong 


Zhuang, X.W., s. Zbaganu, G 
Zuijlen, M.C.A. van, s. Beiriant, J., et al. 


Covered by Zentralblatt fiir Mathematik 
and Current Mathematical Publications 


¥ 


